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The problem of estimating a aé’c of pre-asaigned psz,raniéteré 'b;{r'a
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rpndomly chogen sractional replicate of a full factorisel system, previouvgly

udied by Enrenfeld and Zacks [U], was studied further in terms of
Odecision theory. In this context the experimenter chooses a strategy which
Ko m— .
cnglists of & randomization procedure combired with an estimntor. ‘The
clazs of randomization procedures considered include, ss specisl cages,

the classicel firxed fractional factorial expariments as well as thoase

studied in [4]. This forms a frultful framework for studying the relative
merits of vendomiration. A preference relatlon lhetween procedures is

defined in termz of minimex rigk for two logs funcilons: mesn~gguare-error

and closeness. Minimax strategles, for varlous states of information
conearning muisance paremeters ere derived.
thet when all the signs of the nulsance paramelers are known, randomlzation

It is shown, for example,

¥
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procedure I, studied in (4], is optimal. When t_a_:-Ll the signs are kaown,

there exisss a fixed fractional factorial expveriment, combined with a

suitable gzdjusted estimator, which is optimel. These end other related
yesulte sre given in papers [1], [2], and [3], previously sent to you on
These papers have been submitted for

October 18, 1962 and March 4, 1963.

publication.

Other work in this srea whiech ig being pursusd involves the comparison

o

of different experiments for estimating parsmebers in birth and death
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gtochagtic processes with particular application to queueing problems.
The verious experiments being comperad involve the length of obgservatiocn

time and the kinds of observsetions which ghould be taken.

The prineipel investigstor on this grant is Dr. Sylvain Ehrenfeld.
Othera who have worked on thils reseaxch grant are Irwin Creenberg and

Shelemeyahu Zanks.
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